\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\

04039135

1

SECURITIES AND EXCHANGE COMMISSION
WASHINGTON, DC 20549

FORM SE

FORM FOR SUBMISSION OF PAPER FORMAT EXHIBITS
BY ELECTRONIC FILERS

GS Mortgage Securities Corp. 0000807641
(Exact Name of Registrant as Specified in Charter) (Registrant CIK Number)

Form 8-K for July 23, 2004 333-100818
(Electronic Report, Schedule or Registration Statement (SEC File Number, if Available)
of Which the Documents Are a Part
(Give Period of Report))

PROCESSED

JUL 29 2004
N/A

(Name of Person Filing the Document (if Other Than the Registrant)

O
Cl

114407 GSR 2004-9 PAGE | of 5

Form SE




SIGNATURES

Filings Made by the Registrant. The registrant has duly caused this form to be signed on
its bebalf by the undersigned, thereunto duly authorized, in the City of New York, State of New

York, on July J#, 2004.
GS MORTGAGE SECURITIES CORP.

By: (A @;\7\,«”\”

Name: Howard Alfarescu
Title; Vice President
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GSR04087PT - Price/Yield - 6A1

Balance $145,451.000.00  Delay 24 WAC(6) 5.44387 WAM(E) 359

Coupon 5.19229 Dated 71112004 NET(6) 5.192286 WALA(6) 1

Settle 773072004 First Payment 8/25/2004
1l

Price 5 10 25 30 35
93-22+ 5.244 5242 5.233 5.229 5225
99-22+ 60 86 160 183 202
99-24+ 5.233 5228 5.209 5.201 5193
99-24+ 59 85 158 180 199
99-26+ 5223 5215 5.186 5174 5161
99-26+ 58 84 156 178 196
99-28+ 5.212 5.202 5163 5.147 5129
99-28+ 57 82 154 175 192
99-30+ 5.201 5.189 5.140 5116 5.097
99-30+ 56 81 151 172 189
100-00+ 5191 5.176 517 5.092 5.085
100-00+ 55 80 186
100-02+ 5.180 5183 5.033
100-02+ 54 79 - 183
100-04+ 5170 5.149

40 45

s221 5216 Yield
220 239 Spread
5.183 5173 Yield
216 234 Spread
5.146 5130 Yield
213 230 Spread
5.109 5.088  Yield
209 226 Spread
5072 5045  Yield
205 221 Spread
5.035 5003  Yield
201 217 Spread
4998 4960 Yield
198 213 Spread

187 200 Spread
100-10+ 5.138 5.110 4.906 4.851 4791 Yield
100-10+ 50 73 170 183 196 Spread
100-12+ 5.128 5.087 4874 4814 4743  Yield
100-12+ 49 72 167 179 192 Spread
100-14+ 5117 5.084 43843 A7 4706  Yield
100-14+ 47 il 150 164 176 188 Spread
100-16+ 5.106 5.071 4875 4811 4741 4664  Yield
100-16+ 46 69 148 161 172 183 Spread
100-18+ 5.096 5.058 4848 4780 4.704 4622  Yield
100-18+ 45 88 145 158 168 179 Spread
100-20+ 5.085 5.045 4821 4748 4668 4580 Yield
100-20+ 44 67 142 154 165 175 Spread
100-22+ 5.075 5032 4794 An7 4631 4538 Yield
100-22+ 43 65 140 151 161 171 Spread

WAL 750 5.91 473 385 316 263 22 1.88 1.81

Mod Durn 5.882 4744 3.885 3.225 2703 2.287 1.956 1.687 1.466

Med Convexity 0.494 0.360 0.265 0.197 0.147 0.110 0.084 0.064 0.049
Principal Window AugD4 - Jun14 AugD4 - Junis AugD4 - Jun1s Aug04 - Junl4 Aug04-Jun1d AugD4 -Junid Aug04-Juntd AugD4 -Junid Aug0d4 - Junid
LIBOR_1MO 1.39 1.39 1.39 1.39 1.39 1.39 1.39 1.39 1.39
LIBOR_SMO 187 1.87 187 187 1.87 1.87 1.87 1.87 1.87
LIBOR_1YR 2.28375 2,28375 2.28375 228375 2.28375 2.28375 2.28375 228374 2.28375
CMT_1YR 2.0500 2.0500 20500 2.0500 2.0500 2.0500 2.0500 2.0500 2.0500

Prepay 5CPB 10CPB 15CPB 20CPB 25CPB oces 35CPB 40CP8 45CPB

Optional Redemption Cali (N) Calt (N} Call (N} Calt{N) Call (N} Call (N) Call (N) Call (N} Call (N)

Swaps Mat 3MO 6MO 1YR 2YR 3YR 4YR 5YR 6YR 7YR 8YR 9YR 10YR
Yid 1.6600 1.9300 2.3900 3.1062 3.5722 3.9154 4.1836 4.3968 4.5703 4.7151 4.8372 4.9441

All information contained herein, whether regarding assets backing any securities discussed herein or ctherwise, is prefiminary and will be superseded by the applicable
prospectus supplement and by any other information subsequently filed with the Securities and £ ge Ct (*SEC™). This material is for your private information, and
we are not solicifing any action based upon it. Certain transactions give rise to substantial risk and are not suitable for alt investors. We, or persons involved in the

preparation or issuance of this matenial, may from time to time, have long or short pasitions in, and buy or sell, securities, futures or options identical with or refated to

those mentioned herein. We make no repr tation that any transaction can or could be effected at the indicated prices. This material may be filed with the SEC and
incorporated by reference into an effective registration statement previously filed with the SEC. Information contained in this material is current as of the date appearing on

this material onty. The information herein has been provided solely by Goldman, Sachs & Co., asting as underwriter and not as agent of the issuer or any of the issuer's

affiliates, in reliance on information regarding the collateral furnished by the issuer: Neither the issuer of the certificates nor Goldman, Sachs & Co. nor any of their

affitiates makes any representation as to the accuracy or completeness of the information herein. The information contained in this material may be based on assumptions
regarding market conditions and other matters as refiected therein. W e make no represantations regarding the reasonableness of such assumptions or the likelihood that any of
such assumptions will coincide with actuat market conditions or events, and this material should not be refied upon for such purposes. In addition, we mutually agree that,
subject to applicable law, you may disclose any and all aspects of any potential ransaction or structure described herein that are necessary to support any U.S . faderal

income tax benefits, without Goidman Sachs imposing any fimitation of any kind. Further information regarding this material may be cbtained upon reguest.
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IN ACCORDANCE WITH RULE 311 (h) OF REGULATION S-T, THESE
COMPUTATIONAL MATERIALS ARE BEING FILED IN PAPER.

COMPUTATIONAL MATERIALS
for
GS MORTGAGE SECURITIES CORP.
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